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$h(t)$ : $H(t)$ $(=dH(t)/dt)$
$H_{n}(t):n$
$h_{n}(t)$ : $H_{n}(t)$ $(=dH_{n}(t)/dt)$
, $H_{n}(\ovalbox{\tt\small REJECT}$ , .














(a) : a .
(b) : $y$ $by$
.
(c) : (b) , $y$ $by$
.
3.2
$C(T)$ , $A(T),$ $B(T)$ ,
, $C(T)$ (4).
$C(T)= \frac{B(T)}{A(T)}$ (2)
(i) $\sim$ (iv) , $A(T),$ $B(T)$ .
$A(T)$ $=$ $\int_{T^{\infty}}xe^{-\lambda x}h(x)dx$
$+$ $\int_{0}^{T}\int_{T^{\infty}}ye^{-\lambda y}h$( $y$ –x)m(x)dxdy
$+$ $\int_{T^{\infty}}y\lambda e^{-\lambda y}\overline{H}(y)dy$
$+$ $\int_{0}^{T}\int_{T^{\infty}}y\lambda e^{-\lambda y}\overline{H}(y-x)m(x)dxdy$
$+$ $\int_{0}^{T}y\lambda e^{-\lambda y}dy$ (3)
$B(T)$ $=$ $a \int_{T^{\infty}}e^{-\lambda x}h(x)dx$
$+$ $a \int_{0}^{T}\int_{T^{\infty}}e^{-\lambda y}h$ ( $y$ -x)m(x)dxdy
$+$ $b \int_{T}^{\infty}y\lambda e^{-\lambda y}\overline{H}(y)dy$
$+$ $b \int_{0}^{T}\int_{T^{\infty}}y\lambda e^{-\lambda y}\overline{H}$ ( $y$ -x)m(x)dxdy
$+$ $b \int_{0}^{T}y\lambda e^{-\lambda y}dy$ (4)
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$m(t) \equiv\sum_{n=1}^{\infty}h_{n}(t)$ (5)
, $m(t)dt$ $t$ $t+dt$ ,
. (3), (4) , 1,2 3.1 (a) ,
3,4 (b) , 5 (c) . (3), (4)
.
$A(T)=p[1+ \int_{0}^{T}e^{-\lambda t}m(t)dt]$ (6)
$B(T)$ $=$ $a(1-\lambda p)+b\lambda Q$
$+$ $\lambda\int_{0}^{T}[bpt+bQ-ap]e^{-\lambda t}m(t)dt$ (7)
$p= \int_{0}^{\infty}e^{-\lambda x}\overline{H}(x)dx$ $(>0)$ (8)
$Q= \int_{0}^{\infty}xe^{-\lambda x}\overline{H}(x)dx$ $(>0)$ (9)
.
(2), (6), (7) , $C(T)$ .
$C(T)$
$= \frac{a(1-\lambda p)+b\lambda Q+\lambda\int_{0}^{T}[bpt+bQ-ap]e^{-\lambda t}m(t)dt}{p[1+\int_{0}^{T}e^{-\lambda t}m(t)dt]}$ (10)
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. (11) , $A(T)^{2}>0$ , $B’(T)A(T)-A’(T)B(T)$
$C’(T)$ . ,
$B’(T)A(T)-A’(T)B(T)$
$=$ $A’(T)[ \frac{B’(T)}{A(T)}A(T)-B(T)]$ (12)
. $A^{1}(T)$
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$A’(T)=pe^{-\lambda T}m(T)$ $>0$ (13)
. (12), (13) , $D(T)$ .
$D(T)= \frac{B’(T)}{A(T)}A(T)-B(T)$ (14)
$C’(T)$ $D(T)$ . $D(T)$ $T$
$D’(T)=[ \frac{B’(T)}{A’(T)}]’A(T)$ (15)
. , $A(T)>0$




$\lim_{Tarrow 0}D(T)=-a$ $<0$ (17)
. , $D(T)$ 1 , .
$C(T)$ , , $C(T)$ $T$
.
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